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(2) It\^o [8, 9]
$dN(t)= \{b(t)+\frac{1}{2}\sigma^{2}\mu(t)^{2}\}\{a-N(t)\}dt+\sigma\mu(t)\{a-N(t)\}dW(t)$ . (3)
(3) $N(O)=0$ It\^o
$N(t)=a \{1-\exp(-\int_{0}^{t}b(s)ds-\sigma\mu(t)W(t))\}$ , (4)
$b(t)=b_{1}(t),$ $b(t)=b_{2}(t)$ ,
$\mu(t)$
$\int_{0}^{t}b_{1}(s)ds$ $=$ $(1-\exp[-bt])$ , (5)
$\int_{0}^{t}b_{2}(s)ds$ $=$ $(1-(1+bt)\exp[-bt])$ , (6)













$f(W(t))= \frac{1}{\sqrt{2\pi t}}\exp\{-\frac{W(t)^{2}}{2t}\}$ , (9)
$t$ $E[N(t)]$






Var$[N(t)]$ $=$ $E[\{N(t)-E[N(t)]\}^{2}]$ . (12)
3.2
$t$
$Pr[N(t+\triangle t)\leq x|N(t)=x]=\Phi[\{\log\frac{\int_{0}^{t}b(s)ds}{\int_{0}^{t+\triangle t}b(s)ds}\}/\sigma\mu(t+\triangle t)\sqrt{\Delta t}]$ . (13)




1: $\hat{E}[N(t)],$ $b(t)=b_{1}(t)$ .
2: $\hat{N}(t),$ $b(t)=b_{1}(t)$ .
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Apache HTTP Server[ll], Apache Tomcat[12], MySQL[13] JSP (JavaServer
Pages) $aJ$






$\hat{N}(t)$ 4 4 $S$
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3: $\hat{E}[N(t)],$ $b(t)=b_{2}(t)$ .
4: $\hat{N}(t),$ $b(t)=b_{2}(t)$ .
4.2 $b(t)=b_{1}(t)$
$b(t)=b_{1}(t)$
$a,$ $c$ , $\sigma$ $b$






$b(t)=b_{2}(t)$ $a,$ $c$ , $\sigma$ $\nearrow\backslash $
$b$ $a,$ $b$ , $\sigma$
$C$ 6
117
5: $b$ $c$ $b(t)=b_{1}(t)$ .
$TIhffl_{(wEEKs}\}^{5} 20 25$
6: $b$ $c$ $b(t)=b_{Q}(t)$ .
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